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Block Designs

> A block is a set of experimental units that are homogeneous
in some sense. Hopefully, units in the same block will have
similar responses (if applied with the same treatment.)

> Block designs: randomize the units within each block to the
treatments.
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Randomized Complete Block Designs (RCBD)

We want to test g treatments. There are b blocks of units available,
each block contains k = rg units.

» Within each block, the k = rg units are randomized to the g
treatments, r units each.

» “Complete” means each of the g treatments appears the same
number of times (r) in every block.

» Mostly, block size k = # of treatments g, i.e.,, r = 1.
» Matched-Pair design is a special case of RCBD in which the block

size k = 2.
Block 1 | Block 2 e Block b
Treatment 1 yi1 Y12 s Yib
Treatment 2 ya1 V22 e Vob
Treatment g Vel Va2 .. Vab

Normally, data are shown arranged by block and treatment.
Cannot tell from the data what was/was not randomized.
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Things One Can Block On

» Block when you can identify a source of variation (e.g., age,
gender, medical history, etc)

» Block on machine/operator/batch (e.g., milk produced in a
day)
» Block spatially

v

Block on time
» Block on ...
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Advantages of Blocking

» Blocking is the second basic principle of experimental design
after randomization.

“Block what you can, randomize everything else.”

» If units are highly variable, grouping them into more similar
blocks can lead to a large increase in efficiency (more power
to detect difference in treatment effects).

» The choice of blocks is crucial
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Example 13.1 (Mealybugs on Cycads)

Mealybugs
on a Cycad Branch
o -

A Cycad
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Example 13.1 (Mealybugs on Cycads)

» Treatment: water (control), fungal spores, and horticultural oil

» 5 infested cycads, 3 branches are randomly chosen on each
cycad, and 2 patches (3 cm x 3 cm) are marked on each
branch

» 3 branches on each cycad are randomly assigned to the 3
treatments

» Response: difference of the # of mealybugs in the patches
before and 3 days after treatments are applied

Plant

1 2 3 4 5

Water -9 18 10 9 -6
-6 5 9 0 13

Spores -4 29 4 -2 11
7 10 -1 6 -1

oil 4 29 14 14 7
11 36 16 18 15
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Example 13.1 (Mealybugs on Cycads)

What are the experimental units, branches or patches? Why?

> cycad = read.table(
"http://wuw.stat.uchicago.edu/ yibi/s222/cycad.txt",h=T)

> cycad

trt plant change
1 1 1 -9
2 1 1 -6
3 2 1 -4
4 2 1 7
5 3 1 4
6 3 1 11

. (omitted) .
25 1 5 -6
26 1 5 13
27 2 5 11
28 2 5 -1
29 3 5 7
30 3 5 15
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Example 13.1 (Mealybugs on Cycads)

As the patches are measurement units, we take the average of the
two patches on each branch as the response

> avechange = (cycad$change[2*(1:15)-1]+cycad$change [2%(1:15)])/2
> cycad = data.frame(trt = cycad$trt[2%(1:15)],

plant = cycad$plant [2*(1:15)],

avechange)
> cycad
trt plant avechange

1 1 -7.

1 1
1 7.
2 11.
2 19.
2 32.
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Example 13.1 (Mealybugs on Cycads)

cycad$trt = factor(cycad$trt,labels=c("Water","Spore", "0il"))
interaction.plot(cycad$trt, cycad$plant, cycad$avechange,
type="b", xlab="Treatments",
ylab="Avg. changes in mealybug counts\n before and after treatment",
legend=FALSE,ylim=c(-10,32))
legend("top","Labels = Plant ID",bty="n",cex=.8)
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Avg. changes in mealybug counts
before and after treatment
10

Water Spore Oil
Treatments
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Models for RCBDs

yi=p+ o+ B + g
(trt)  (block)
in which

» yjj = response of the unit receiving treatment / in block j
» 1 = the grand mean
> «; = the treatment effects
» 3; = the block effects
> c; = measurement errors, i.i.d. ~ N(0,0?)

Q: In an RCBD model, are we more interested in «;'s or f3;'s?

Just like the models for factorial design, the model above is
over-parameterized. Need to impose constraints on parameters.
The commonly used constraints are

Zle aj=10 and ZJI'):]_ ,BJ' =0.
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Parameter Estimates for RCBD Models

The model for a RCBD
Vi=p+ai+ B +e; ej'sareiid N(0,0%).

has the same format as the additive model for a balanced 2-way
factorial design. So the formulae for the parameter estimates are

identical
//“'L\ZYO.
O =Vie— Voo fori=1,...,g
/Bj:y.j_YO. fOI’j:].,...,b

Questions: Why not including treatment-block interactions?
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Fitted Values for RCBD
The fitted values for RCBD is then

Vi = i+ + B
=Yoo T (Vie = Yeo) + (Voj — Veo)
=VYietYej = Yoo
= row mean + column mean — grand mean

just like in an additive model for a balanced two-way design.

Block 1|Block 2| --- |[Block b row mean
Treatment 1 | y11 Y12 e Yib Yie
Treatment 2 Va1 V22 e Y2b Y2
Treatment g Ye1 Yg2 s Yeb Yge
column mean H Yol ‘ Vo2 ‘ ‘ Yeb ngand mean V.,
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Sum of Squares and Degrees of Freedom

The sum of squares and degrees of freedom for RCBD are just like
those for the additive models:

SST = 554t + SSbiock + SSE

where

SST=3" 12 (Vi = Veo)’

SSu = 12 (Fia = Vus)2 = 5D o (Fia = Vaa)?
SShock = Y - 12 (Vaj = Vo)’ gz (Vaj = Vo)’

SSE=Y" ijl(y,-j ~Vie = Voj + Vea) .

Total ‘ Treatment Block Error
dfT:bg—l‘dfng—l dfpock =b—1 dfE = (g —1)(b—1)
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Expected Values for the Mean Squares
Just like CRD, the mean squares for RCBD is the sum of squares

divided by the corresponding d.f.
SStrt SSbIock SSE
MS¢y = ——, , MSE= ———.
g1 b—1 (g—1)(b—-1)
Under the model for RCBD,

vi=p+aoi+Bj+e;j ej'sareiid N(0,0?),

MSpiock =

. . b
with the zero-sum constraints Z,fg:l o = ijl Bj = 0, one can
show that

b g
_ ;2 E : 2
E(MStrt)—a +g_1 ) Q5

E(MSpiock) = o +7252

E(MSE) = o2
2

Thus the MSE is again an unbiased estimator of o°.
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ANOVA F-Test for Treatment Effect

To test whether there is an treatment effect
Ho:a1=ax=---=ag vs. H,:notall a;'s are equal
is equivalent to testing whether all «;'s are zero
Hy:a1=ax=---=0ag=0 vs. H,:notall a;'s are zero

because of the constraint Y % ; a; = 0. This test is also equivalent
to a comparison between 2 models:

full model: y; = p+a;+pBj+ej reduced model: y;j = pu+3;+ej;
The test statistic is
~1,(g—1)(b—1)under Ho.

The ANOVA table is given in the next slide
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ANOVA Table for RCBD

Sum of | Mean
Source d.f. Squares | Squares F
Treatment g-1 SSirt MS,e Foe = I\I\/l/lsstét
Block b-1 SSbiock | MShiock | (Fblock = Mteck )
Error | (b—1)(g —1)| SSE | MSE
Total bg —1 SST

» The F statistic Fpjock for testing the block effect, which is not
interesting, and is often omitted.
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ANOVA Table for CRD and RCBD

If we ignore the block effect, and analyzed the experiment as a
CRD, the ANOVA table becomes

Sum of | Mean
Source| d.f. |Squares| Squares F

Treatment| g —1 | SSyr | MSy: |Fee = M“QE‘C;D
Error | bg — g | SSEcrp | MSE crp
Total | bg — 1| SST

In the table SS;,+ and MSy,; is the same in CRD and RCBD, but
the variability due to block is now in the error term

SSEcrp = SSErcaD + SShiock-

If SSpiock is large, by considering the block effect, one can
substantially reduce the size of noise. With a smaller MSE, it is
easier to detect difference in treatment effects.

RCBD can be a very effective noise-reducing technique if SSpjock is

large.
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Example 13.1 (Mealybugs on Cycads)

> cycad$trt = factor(cycad$trt,labels=c("Water","Spore", "0il"))
> anova(lm(avechange ~ trt + as.factor(plant), data=cycad))
Analysis of Variance Table

Response: avechange
Df Sum Sq Mean Sq F value Pr(>F)

trt 2 432.03 216.017 12.1871 0.003729 *x*
as.factor(plant) 4 686.40 171.600 9.6812 0.003708 x*x
Residuals 8 141.80 17.725

If we ignore the block effect ...

> anova(lm(avechange ~ trt, data=cycad))
Analysis of Variance Table

Response: avechange

Df Sum Sq Mean Sq F value Pr(>F)
trt 2 432.03 216.017 3.1299 0.08056 .
Residuals 12 828.20 69.017

The treatment effect become less significant.
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Caution

Blocking must be done at the time of randomization; you can't
group units into blocks when analyzing data to make treatments
more significant after the experiment is done.
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Model Diagnosis
Just like CRD, one should also do model checking after fitting a
RCBD model, including all kinds of residual plots, normal QQ plot,
time plot, Box-Cox, etc.

Normal Q-Q Plot
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For the Mealybug example, both the residual plot and the normal
QQ plot look fine.

Why not checking Box-Cox?
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A Blocking Factor is Not A Treatment Factor

It is sometimes easy to confuse blocking variables with treatment
factors. Remember that

> We can assign an experimental unit to any treatment, but
cannot assign an unit to any block.
Blocking variables are a property of the experimental units,
not something we can manipulate.
e.g., in the mealybug example, we can change treatment, but
cannot change the plant a branch comes from.

> Since we cannot experimentally manipulate the blocking
variable, block effects are “observational”. We cannot make
causal inference to a blocking variable as to a treatment
factor.
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Contrasts in RCBD (1)

A natural estimator of a contrast C = fo:l Wi is

g g g
6 = Z Wiai - Z Wi(yio _yoo) = Z VV’.YI'.7
i=1 i=1 i=1

which is identical to the estimator in CRD. (Note a contrast must
have Y%, w; = 0). So is the SE of the estimator (group size n;
becomes b)

SE(C) = | MSE x 3 2

The (1 — «)100% C.I. and test for C remain the same form, only
the degrees of freedom changes from N — g to (g — 1)(b—1).

C+ tyo (s 1)(b-1) X SE(C)
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Contrasts in RCBD (2)
As for testing
Ho: C=3%%,wa=0
Hy: C=3% wja;#0
the test statistic remain the same form,

_ C Zlg 1 Wi?l.
to = =

= ~ Yg-1)(b-1)
SE(C) \/MSE x 8, ¥

only the t—distribution changes its d.f. form N — g to
(g —1)(b—1). At test level of «, reject Hyp when

lto] > ta/2, (g—1)(b-1)
For one-sided alternative, we reject Hp at level o when
to >t (g—1)(b-1)s if H; : C >0,
to < —ty, (g—1)(b—1) if H;: C <0.
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Example 13.1 (Mealybugs on Cycads)

> library(mosaic)
> mean(avechange ~ trt, data = cycad)
Water Spore 0il

4.3 5.9 16.4

Recall the MSE we obtained from the ANOVA table is 17.725.

To test whether two treatments, Water and Spore, have the same
mean, Ho: ftwater = [ispore, the t-statistic is

Y water — )7$pore o 59-43

/MSE (1 \/17 725 x (L + 1)

which is not signlflcant.

We can perform pairwise comparisons between the 3 treatments,
and found that the mean change after applying Oil is significantly
higher than the other two treatments, but Water and Spore are
not significantly different effect. Here is the underline diagram:

Water Spore Oil

t =

~ 0.60 ~ tg
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Coming Up Next...

There are several extensions of RCBD

> 13.2 RCBD (done!) ...t 1 blocking variable
» 13.3 Latin Square Design ............... 2 blocking variables
» 13.4 Graeco-Latin Square Design ........ 3 blocking variables

» Chapter 14 Incomplete Block Design
(what if block size # number of treatments?)
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13.3 Latin Square Designs — Blocking Two Variations Simultaneously

Sometimes there are more than one source of variations or
disturbance that can be eliminated by blocking.

Example Suppose in a farm there is a north-south variation in
sunlight and east-west variation in soil humidity. It is natural to
block on row and column position of plots. Suppose the treatments
are 5 fertilizers A, B, C, D, E. One can consider the design

(dry) < (humid)

West «+— East

Column
Row |1 2 3 4 5
(less sunlight) North / A|B|C|DJ|E
i C|D|/E|A|B
I i E|IA|B|C|D
Iv |B|C|D|E|A
(more sunlight) South Vv |D | E|[A | B | C

Each treatment occurs once in each row and in each column.
This is called a Latin square. When we estimate treatment
effects, the row and columeh%g%;cié/v_llwancel out.



Example — Automobile Emissions

Variables

Additives: A, B, C, D (chemicals aimed at reducing pollution)

Drivers: I, I, 111, IV

Cars: 1,2,3,4

Response: Emission reduction index measured for each test
drive

The experiment

Additives as treatments (i = 1,2, 3,4)

Drivers as a block variable (row block j =1,2,3,4)

Cars as another block variable (column block kK =1,2,3,4)
The combination (driver, car) as experimental units

Latin square of order 4 as the design of the experiment

Chapter 13 - 28



Data and Design for the Automobile Emissions Example

Cars
Drivers | 1 2 3 4 | driver average
/ A B D C
19 24 23 26 23
I D C A B
23 24 19 30 24
m B D C A
15 14 15 16 15
v CcC A B D
19 18 19 16 18
average grand mean
percar | 19 20 19 22 20

Treatment means

A:18, B:22, C:21, D:19
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Data Set of the Automobile Emissions Example

driver car trt reduct

1 1
2 1
3 1
4 1
5 2
6 2
7 2
8 2
9 3
10 3
11 3
12 3
13 4
14 4
15 4
16 4

Are there driver effects? Car effects?

Which block effect is stronger?
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Model For a Latin Square Design

If we label the two blocking variables j and k and the treatment j
with 1 < i, j, k < g, we write

Yik =p + o + B + v+ ik

(trt)  (row)  (column)

where

Zia,- = Z,- B = Zk'yk =0, e~ iid. N(0,0?)
We have g2 experimental units. For given j and k we only have
one value i(j, k) corresponding to Treatment i.
The design is balanced, so we have the usual estimates:
I = Yeoe; COj = Vies — Yaoe

Ej = Vojo — Yoo

Yk = Yook — Yooe
Statistical analysis can be done using familiar R commands.
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How Do Latin-Square Designs Work?
Q: What is the mean for Yaee?

For the automobile emission example,
_ 1
Y Aee = Z(YAll + ya32 + Yaa3 + yaza).

Based on the model, we know

E(yju) =n + ai + B + %
(trt)  (car)  (driver)

Thus
p+aa+Br+m
E[YA ]:1 +M+QA+53+72
oA fptaatfatos
+u+aat B+ s
_1
T4
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ANOVA Table for a Latin Square — (w/o Replicates)

Source d.f. SS MS F-value
Row-Block g—1 SS,ow SSrow/(g — 1) MS 0w /MSE
Column-Block g—1 SScor SScoi/(g — 1) MS o1 /MSE
Treatment g—1 SSire SSit/(g — 1) MS,./MSE
Error | (g-2)(g—1) | SSE |SSE/I(g—2)(g—1)]
Total g?—1 SST
where (g —2)(g —1)=g*>—-1-3(g - 1).

SSrow = D B =D (Teje = Feea)? =8 Y (Faje = Fous)?:
SS5¢co1 = Z Y = Z (Vook — Vooo)’ = & Z ook — Jous)?s
SSe= 07 =) (Tiee = Fous)? =8 (Fies = Jous)?,
SSE =3 . (Vik — Vies = Vajo = Vauk T 2asa)?

= SST — 5,0 — ssco, — SSin,

SST = Z Yijk — y.oo
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Decomposition of the Latin Square (Automobile Emissions)

1

2

3

4

_}7000 Yijk — _)_/oo.
I A B D C
19 24 23 26 20 20 20 20 -1 4 3 6
I D C A B
23 24 19 30 |=|20 20 20 20 |+| 3 4 -1 10
/) B D C A
15 14 15 16 20 20 20 20 5 -6 -5 -4
Iv | C A B D
19 18 19 16 20 20 20 20 -1 -2 -1 -4
Yijk — Yoo Yejeo — Yeoo Yook — Yeoe Yieo — Yeoe residuals
-1 43 6 3 3 3 3 -10-12 2 2-11 -1-1 20
34-110| |4 4 4 4 -10-12 -1 1-2 2 1-1-2 2
5654|555 5|7 1012 |T]2a12/T1001
-1-2-1-4 2 -2 -2 -2 -10-12 1-2 2-1 1 20-3
Y-Y D c T R
SST =312 SSpriver = 216 SSc.r =24 S5 = 40 SSE = 32
d.f.=15 df.=3 df.=3 df.=3 df.=6
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Example: ANOVA Table for Automobile Emissions Data

> emis = read.table(
"http://www.stat.uchicago.edu/"yibi/s222/emission.txt", h=T)
> 1ml = 1m(reduct ~ as.factor(driver)+as.factor(car)+as.factor(trt),
data=emis)
> anova(lmi)
Analysis of Variance Table

Response: reduct
Df Sum Sq Mean Sq F value Pr(>F)
as.factor(driver) 3 216 72.000 13.5 0.004466 *x

as.factor(car) 3 24  8.000 1.5 0.307174
as.factor(trt) 3 40 13.333 2.5 0.156490
Residuals 6 32 5.333
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13.3.1 Crossover Design (A Special Latin-Square Design)

When a sequence of treatments is given to a subject over several
time periods,

> need to block on subjects,
because each subject tends to respond differently, and

» need to block on time period,
because there may consistent differences over time due to
growth, aging, disease progression, or other factors.

Such a design is called a crossover design, which is a common
application of the Latin Square designs.
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Example 13.5 — Bioequivalence of Drug Delivery (p.326)

» Objectives — Investigate whether different drug delivery
systems have similar biological effects.

» Response variable — Average blood concentration of the drug
during certain time interval after the drug has been
administered.

» Treatments — 3 different drug delivery systems:

A — solution, B — tablet, C — capsule
» Blocking on both subjects and time period
» Data & design:

subject
period ‘ 1 2 3
1 1799A 2075C 1396B
2 1846C 1156B  868A
3 2147B  1777A 2291C
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Advantages of Latin Squares

» For the same number of experimental units as a randomized
complete block design (RCBD) with g treatments and g
blocks, we can simultaneously block for a second variable.

» Provide an elegant and efficient use of limited resources for a
small experiment.

Disadvantages of Latin Squares

» Cannot identify block-treatment interactions.

» There may be few d.f. left to estimate o once both block and
treatment effects are estimated.
E.g., in a 3 x 3 square, block and treatment effects taken up
3 x2d.f., allowing 1 d.f. for the grand mean leaves 2 d.f.
for estimating 2, and this includes all the treatments.

» One can (and should) replicate Latin square.
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13.3.4 Replicated Latin Square Designs

In Example 13.5, with a single 3 x 3 Latin square, there are only 2
degrees of freedom left for estimating the error. One can increase
the d.f. for errors by replicating more Latin squares.
Example 13.6 is a continuation of Example 13.5.
» There are 12 subjects, instead of 3
» The 12 subjects are divided into 4 groups of 3 each, and a
Latin square design is arranged for each group

» Data are shown on the next page and the data file is available
at

http://users.stat.umn.edu/ gary/book/fcdae.data/exmpl13.10
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Data and Design for Example 13.6

square 1 | square 2
subject
period 1 2 3 4 5 6
1 1799A 2075C 1396B | 3100B 1451C 3174A
2 1846C 1156B 868A | 3065A 1217B 1714C
3 2147B  1777A 2291C | 4077C 1288A 2919B
square 3 | square 4
subject
period 7 8 9 10 11 12
1 1430C 1186A 1135B | 873C 2061A 1053B
2 836A 642B  1305C | 1426A 2433B 1534C
3 1063B 1183C  984A | 1540B 1337C 1583A

» Each (subject, treatment) combination appears exactly once
» Each (period, treatment) combination appears exactly 4 times
» Note the 4 Latin-squares have a common row block (period).

In this case, we say the row block is reused.
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A Model for the Replicated Latin Square Design

— with row block reused
When Latin squares are replicated (each one separately
randomized), the appropriate linear model will depend on which
blocks (if any) are reused.
In Example 13.6, the row variable, period, is reused. An
appropriate model would be

Yig =p+ i + B+ e+ gk
(trt)  (period)  (subject)

with the constraints
3 3 12
Z,'Zl @i = Zj:l BJ' = Zkzl Tk = 0.
The parameter estimates are again
ZZ = }7...7 ai - _)71'.0 - }70..
/Bj = y.jo — Yooe
:)7/( = Yook - }7..0
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How Do Replicated Latin-Square Designs Row-Block Reused Work? (1)
For the Drug Delivery Study, we can show that E[yg,.] = ¢+ + as.

Subject |1 2 3|4 5 6|7 8 9|10 11 12
1/A C B|B C A|C A B|C A B
period2 | C B A|A B C|A B C|A B C
3/B A C|C A B|B C A|B C A
_ 1
YBee = E(}’B31 + YB22 + ¥B13 + YB14 + YB25 + ¥YB36
+ yB37 + yB2g + ¥B19 + ¥B3,10 + YB2,11 + ¥B1,12)-
Since E(yjw) =p + ai + B + %
(trt)  (period)  (subject)
we know L+ ag+ B3+ 1
_ 1| trtasg+B2+ 7 1 3 12
ElVgesl =75 D =5 2ut120+4> B+ %)
3 I 12 e
+p+ag+ B+ 72 T

This is because each treatment shows up in each row 4 times and each
column once. Hence each /3; comes up 4 times and each 7y, once in the

sum.
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How Do Replicated Latin-Square Designs Row-Block Reused Work? (2)
Similar, for the period block effect, we can show that E[y,,,] = i + 51

Subject |1 2 3|4 5 6|7 8 9|10 11 12
1/lA C B|B C A|J|C A B|C A B
period2 |C B A|A B C|A B C|A B C
3/B A C|]C A BB C A|B C A

_ 1
Yele = E(YAH + yci12 + ¥B13 + yBi1a + Ycis + Yaie
+ yci7 + yaws + yB19 + Yc1,10 + Yai,11 + ¥B1,12)-

Since E(yjk) =p + ai + B + %
(trt)  (period)  (subject)
we know ptaa+fi+m
1| tutactbit 1 3 12
ElVeiel=—= =—(12u+4 i+12
j= -
+p+ag+ P14+ 72 — ~
=p+ 06 =0 B

This is because each treatment shows up in each row 4 times and hence
each a; comes up 4 times in the sum.
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How Do Replicated Latin-Square Designs Row-Block Reused Work? (3)

Similar, for the subject block effect, we can show that E[y,.5] = i + 3.

Subject [ 1 2 3|4 5 6]7 8 9[10 11 12|
1/lA C B|B C A|C A B|C A B
periord2 | C B A|A B C|A B C| A B C
3/!B A C|{C A B|B C A|B C A
_ 1
Yee3 = g()/Bl?) + ya23 + yc33)
Since E(yj) =p + ai + B + %
(trt)  (period)  (subject)
we know

1 p+ag+pr+73 1 3 3
]E[Y.ﬂ]:g tutaat+Bats | = §(3M+ > ai+ Y Bi+31)
+pu+ac+ B3+ i=1 j=1
——
=p+tys 0 =0
This is because each treatment shows up in each column exactly once
and hence each «; comes up once in the sum.

Chapter 13 - 44



ANOVA Table for Latin Square w/ m Replicates, Row Block Reused
Number of Latin Squares = m

Source d.f. SS MS F-value
Row-Block g—1 SSow SSiow/(g — 1) MS, 0w /MSE
Column-Block mg —1 SScoi SScor/(mg — 1) MS . /MSE
Treatment g—1 SSit SSii/(g —1) MS,,:/MSE
Error | (mg—2)(g—1) | SSE |SSE/[(mg—2)(g—1)]
Total mg? —1 SST

where
SSiaw =D (Fojo = Fous)? = mg Y (Foje — Fous)?
SScor = Y (Fouk = Fuss)’ =83, (Fook = Fous)’:
SSue =Y (ios = Fors)* = mg Y (Finw — Fouo)’:
SST =3 . Wik — Foes)’
SSE = SST — Sy — SScol — SStnt

Don't try to memorize the formula for dfe.or. Just keep in mind that

dferror = df;.‘otal - df;'ow - dfcol - dftrt
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Response: area

Df Sum Sq Mean Sq F value Pr(>F)
as.factor(period) 2 737751 368875 1.7965 0.1916
as.factor(subject) 11 16385060 1489551 7.2546 7.475e-05 **x*
as.factor(trt) 2 81458 40729 0.1984 0.8217
Residuals 20 4106500 205325

There is no evidence that the 3 drug delivery systems have
different biological effects.
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Latin Square W/ Replicates, Neither Row nor Column Reused

Automobile Emissions Example Revisited
Suppose there were 8 cars and 8 drivers available.
We can from 2 Latin Squares.

Cars Cars
Drivers 1 2 3 4 Drivers 5 6 7 8
I1TA|B|D|C VIA|B|C|D
NnyD|C|A|B Vi|C|D|A|B
i B|D|C|A vii|D|C|B|A
Iv| | C|/A|B|D vil |B|A|D|C

Note the two squares have neither rows (drivers) in common nor
columns (cars) in common. That is, neither rows nor columns
are reused.
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Models for Replicated Latin Squares, w/o reusing rows or columns

In this case, it will be problematic to use the conventional model
below
Yik =+ o + B + v+ gi
(trt)  (driver)  (car)

with constraints Y7 a; = 2?21 Bj = 328 _, vk = 0 since in this
case, even though E[yjee] = 1+ + o but

E[Y‘JJ 7& w+ /317 E[}_/ook] 7é n+ Y-
Observe that _)7.2. e (yD21 + Ycoo + VA3 + }/B24)/4

p+ap+pBr+m
1| +ptac+pB+n
+ptaat Pty
+utag+ P2t

= (4M+Z a/+4ﬁz+z k)?’éﬂ+ﬁ2
£0

E[}_/o2o] =

|
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Models for Replicated Latin Squares, w/o reusing rows or columns
A better model for replicated Latin squares w/o reusing rows or
columns is

Yijge = 1+ ai + Bijy + eyt e +Ejjke
(trt)  (driver)  (car)  (square)
with constraints S7_; a; = 372_, §; = 0 and

8

4 8
By =Y B2y = D1 = Y Tk(2) = 0.
k=1 k=5

M-

j=1 Jj=5
The parameter estimates are again
[ = Yoo Qi = Viess — Yosee
3¢ = Tonat — Foves
Bj(f) = Yojol — Yool
k() = Yookt — Yoot
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ANOVA Table for Latin Square w/o reusing rows or columns

Number of Latin Squares = m

Source

d.f. SS MS F-value

Square m—1 SSegr | SSsqr/(m—1) | MSg,./MSE
Row-Block m(g — 1) SSrow | SSrow/[m(g — 1)] | MS,o, /MSE
Column-Block m(g —1) SSecol | SScor/[m(g — 1)] | MScor/MSE
Treatment g—1 SSit SSit/(g — 1) MS;:/MSE

Error | (mg+m—3)(g—1) | SSE SSE/dfE

Total mg? —1 SST
where dferror = dﬂ:ota/ - df:sqr - dfrow - dﬁ:ol - df;.‘rt

=mg’—1—(m—1)—2m(g—1)=(mg+m—3)(g—1)

_ = = 2_ 2 mo = 2
Sssqr = Zfﬂd(y‘ooé y....) =8 Zzzl(y.ooé y....) ,
SSrow = Zijké(y.j'e - )7.'0[)2 = gzjz(y.jcé - _)7.'0[)27

Ssco/ = Zijkl(}_/..ké - )7...5)2 = gzjz(y.oké - }_/0004)27

Sstrt = Zijk(}_/i... - }7....)2 = mg Z;(Yiu. - _)70000)27
SST = ZUk(yUk[ - }7....)2

SSE = SST — SSeqr — 5Srow — SScot — SSurt
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Skeleton ANOVA for Latin Square Designs with Replicates

Number of Latin Squares = m

row and col. | row not | column neither
both reused | reused |not reused| reused
Source d.f. d.f. d.f. d.f.
Square m—1
Row-Block g—1 mg—1| g-—1 m(g —1
Column-Block g—1 g—1 mg—1 | m(g—1)
Treatment g—1 g—1 g—1 g-—1
Error mg? — 1 — (sum of the above)
total| mg? —1 ‘mgQ—l‘ mg? —1 ‘ mg? —1
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13.4 Graeco-Latin Squares — Blocking Three Variations Simultaneously
A Graeco-Latin square is a g X g table where each entry has a
Greek and a Latin letter, so that
» the Greek letters form a Latin square
» the Latin letters form a Latin square
» each Greek letter appears exactly once with each Latin letter.

Example:
Ao BS Cr Aa BB Cy D§
By Ca AB Dy Cé Ba Ap
J B Ay DB Ca
CB Ay Ba

C6 Da Aé By

» Graeco-Latin square designs can block 3 variables
simultaneously — corresponding to rows, columns and Greek
letters.

» The design is balanced, in that row, column, Latin and Greek
effects are all orthogonal. A Graeco-Latin square can be
produced from any orthogonal pair of Latin squares.
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Exercise 13.5 — Disk Drive

» Objectives: Investigate whether different materials of disk
drive substrates may affect the amplitude of the signal
obtained during readback.

» Response variable: Amplitudes of the signals during readback
measured in microvolts x0.01.

» Treatments — 4 types of substrate materials:

(A) aluminum (C) glass type |
(B) nickle-plated aluminum (D) glass type Il

» Blocking variables

» Machines: Four machines
» Operators: Four operators
» Days: Four different days

» Design: Graeco-Latin Square
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Data and the Design Structure

Operator Row
Machine 1 2 3 4 Mean
/ A C D B (treatments)
« vy 0 ﬁ (days)
8 11 2 8 (responses) 7.25
I C A B D
6 B a 7
7 5 2 4 45
i D B A C
B 6 v «
3 9 7 9 7
v B D C A
Yy a B9
4 5 9 3 5.25
Column Mean | 55 75 5 6 6

treatment‘ A B C D day‘a 6 v 6
mean |5.75 575 9 35’ mean| 6 6.25 6.5 5.25

Data file: http://users.stat.umn.edu/ gary/book/fcdae.data/ex13.5
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Models for Graeco-Latin Square Designs
The model for the example of Graeco-Latin design is
Yijge =p+ 0 + 1+ wk  + P +Ejjke
(trt)  (machine) (operator) (day)
with
4

Jj=1

4 4 4
29,': nszzZsbzzo.
i—1 k=1 =1

The design is balanced, so we have the usual estimates:

~

H = .)700007 91’ y
ﬁ-\.

jeee YO...

y
j= YOJ'.. ~ Yoooe

Wk = Y.oko - )70..0
¢€ = Yooof — Yeooe

Statistical analysis can be done using familiar R commands.
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Why Do Graeco-Latin Square Designs Work?

What is the mean for ¥ eee”’
For the design of the disk drive example,

. 1
YCooo = Z(YC123 + yc214 + Yc3a1 + Ycaz).

Based on the model, we know Elyjjx¢] = it + 0; + 75 + wi + ¢¢.
Thus

w+60c+7m+wr+ ¢P3
+u+0c+1m+wi+ da
+u+0c+7+ws+ @1
+pu+0c + 14+ w3+ P2

S RS SIS wiS it

=0

—_

E[YC...] =

&~

=p+0c
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ANOVA Table for Graeco-Latin Square Designs

Source d.f. SS MS F-value
Row-Block g—1 SS,ow SSrow/(g — 1) MS 0w /MSE
Column-Block g—1 SScor SScor/(g — 1) MSco1/MSE
Greek-Block g-—1 SSerk SSen/(g — 1) MS/MSE
Treatment g—1 SSie SSit/(g — 1) MS,,:/MSE
Error | (§—3)(g—1) | SSE |SSE/[(g—3)(g—1)]
Total g’ -1 SST

where (g —3)(g —1) =g> —1-4(g - 1).
SSrow =D Fojee = Vases)? =€ (Vajas = Vases)®s
SScol = D, Taske = Vensa) = 8D (aske = Vansa)’;
Sk =D e Tenst = Vasas) =8 (Vaust ~ Vasas)’
SSire = Viess = Vasas)* = 8D (Viess = Vauas)’s

SST = Zijké(y’jk - .)70000)2a

SSE = SST — 550w — 5Scoi — SSgrkc — SSirt
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ANOVA Table For the Disk Drive Example

> diskd =

read.table("http://users.stat.umn.edu/ gary/book/fcdae.data/ex13.5",
header=T)

> diskd$machine = as.factor(diskd$machine)

> diskd$operator = as.factor(diskd$operator)

> diskd$day = as.factor(diskd$day)

> diskd$trt = as.factor(diskd$trt)

> mylml = Im(y ~ machine + operator + day + trt, data = diskd)

> anova(mylm1)

Df Sum Sq Mean Sq F value Pr(>F)
machine 3 21.5 7.1667 1.0000 0.5000

operator 3 14.0 4.6667 0.6512 0.6335
day 3 3.5 1.1667 0.1628 0.9149
trt 3 61.5 20.5000 2.8605 0.2055
Residuals 3 21.5 7.1667

Just like RCBD and Latin-square designs, Graeco-Latin square
designs are “balanced”, that switching the order of terms will not
change the SS.
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When one blocking variable is found unimportant, it can be
removed and a Graeco-Latin square design becomes a Latin-square
design. The d.f.s and SS for the blocking variable being removed
are simply “pooled” into the errors.

After removing the day block variable:

> mylm2 = Im(y ~ machine + operator + trt, data = diskd)
> anova(mylm?2)

Df Sum Sq Mean Sq F value Pr(>F)
machine 3 21.5 T7.1667 1.72 0.26166

operator 3 14.0 4.6667 1.12 0.41241
trt 3 61.5 20.5000 4.92 0.04671 *
Residuals 6 25.0 4.1667

Similarly, when two blocking variable are found unimportant and
are removed, a Graeco-Latin square design becomes a RCBD.
Their d.f.s and SS are again “pooled” into the errors.
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Pairwise Comparisons in Balanced Block Designs

No matter it's RCBD, Latin-squares (w/ replicates or not), or
Graeco-Latin squares, one can always do pairwise comparison of
treatment effects ;;, — «vj, by comparing the “treatment means”

yilo - yi207 yiloo - yigooa or yilooo - Yizooo
and the SE is
SE = | MSE (1 + 1)
r r

here r is the total # of replicates for a treatment in all blocks,
e.g., r = mg in a g X g Latin-square design with m replicates.
The t-statistic has a t distribution, and d.f. = (d.f. for MSE)

o diff of 2 trt means

~ t
SE df of MSE

using which can construct C.I. or do t-test on «; — vj,.
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Contrasts in Balanced Block Designs

Like RCBD, a contrast C = Z ", wia; of treatment effects in any
Latin-square (w/ replicates or not), or Graeco-Latin square designs
can be estimated by

g
C= Z w;(sample mean for trt /)
i=1

Here the “sample mean for trt /" means ¥y, Viee OF Vieee- 1 ne SE

is
~ g
SE(C) = \/MSE X Zi:l w?/r
where r is the total # of replicates for a treatment in all blocks,
e.g., r=mg in a g x g Latin-square design with m replicates.
» The (1 — O()].OO% C.I. for C: C:i: ta/2 df of MSE X SE( )
> Test statistic for testing Hp : C = 21:1 wiaj = 0:

~

C
to = ——= ~
0 SE(C) df of MSE
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Combination of Factorial and Block Designs

The treatments in any block designs can also have factorial
structure. The SS and df for treatments can be broken down
according like what we have done in Chapter 8-10.

Example In a 4 x 4 Latin square design (no replicates), the g = 4
treatments has a 2 x 2 factorial structure.

Source d.f.

Source d.f. Row g—1=3

Row g—1=3 Column g—1=3

Column g—1=3 A a—1=1

Treatment g—1=3 = B b—1=1
Error | (g —2)(g—1)=6 AB | (a-1)(b—1)=1
Total g2—-1=15 Error | (g —2)(g—1)=6

Total g>2—-1=15
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Exercise 13.2

Grains or crystals adversely affect the sensory qualities of foods
using dried fruit pulp.
» Treatment factors:

» A, drying temperature (3 levels),
» B, acidity (pH) of pulp (2 levels), and
> C, sugar content (2 levels).

» Block: 2 batches of pulp, 12 observations per batach
» Response: a measure of graininess

This is a 3 x 2 x 2 design with 2 replicates in 2 different blocks,
RCBD with 12 treatments and 2 blocks.
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Source d.f.
Block 2—-1=1
Source d.f. A 3-1=2
Block | 2—1=1 B 2-1=1
C 2—-1=1
Treatment | 12—1=11 =  AB (3-1)(2-1)=2
BC 2-1)2-1)=1
Eror | =11 AC| (B-1)(2-1)=2
Total 23 ABC | B—1)2-1)2-1)=2
Error 11
Total 23

The SS for each effect (e.g., A main effects or AC interactions)
can be computed ignoring the blocking structure.
SSA =sum of (y_{i..}-y_{..hp"2
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yibih
Typewriter
The SS for each effect (e.g., A main effects or AC interactions)

can be computed ignoring the blocking structure.

SSA = sum of (y_{i..}-y_{...})^2


